STATE OF SOUTH CAROLINA
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[] Emergency Relief demanded in petition

DOCKETING INFORMATION (Check all that apply)

[] Request for item to be placed on Commission's Agenda expeditiously

[] Other:
INDUSTRY (Check one) NATURE OF ACTION (Check all that apply)
[] Electric [ ] Affidavit [] Letter [ ] Request
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[] Railroad [ ] Comments [] Petition for Rule to Show Cause [ | Response to Discovery
[ ] Sewer [] Complaint [] Petition to Intervene [] Return to Petition
[ ] Telecommunications [_] Consent Order [] Petition to Intervene Out of Time [ ] Stipulation
[] Transportation [] Discovery [] Prefiled Testimony [] Subpoena
[ ] water [] Exhibit [ ] Promotion [] Tariff
[] Water/Sewer [ ] Expedited Consideration [ _] Proposed Order [ ] Other:
[] Administrative Matter [] Interconnection Agreement [ | Protest
[] Other: [] Interconnection Amendment [ ] Publisher's Affidavit
[ ] Late-Filed Exhibit X] Report



CscexG.

A SCANA COMPANY Kenneth R. Jackson
Vice President
Rates and Regulatory Services

November 9, 2010

Ms. Jocelyn Boyd

Chief Clerk and Administrator

Public Service Commission of South Carolina
Post Office Box 11649

Columbia, SC 29211

Mr. Dan F. Arnett

Chief of Staff

Office of Regulatory Staff of South Carolina
Post Office Box 11263

Columbia, SC 29211

Dear Ms. Boyd and Mr. Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find
the report on South Carolina Electric and Gas Company’s hedging activities for October 2010.

If you have any questions concerning this report, please do not hesitate to call.

Sincerely,
A

(o, o)

Kenneth R. Jackson

Cc: Scott Elliott, Esq.

Encs.
Risk Management Program Adjustments
SCE&G Results
SCE&G Outstanding Positions



South Carolina Electric & Gas Company
Risk Management Program Adjustments

For October 2010
Docket 2006-144-G Docket 2006-5-G Inception To
Order 2008-331 Order 2006-679 Current Month Date

Broker Fees 579.00 24,193.14 138.29 24.910.43
Software - 134,037.60 342.83 134,380.43
Subscriptions - 103,500.00 - 103,500.00
Labor - 94,298.74 1,879.52 96,178.26
Carrying Cost - 307,772.78 - 307,772.78
Non Hedging Addition to Cost of Gas 579.00 £63,802.26 2,360.64 666,741.90
Hedging Additions / (Subtractions) 2,337,480.00  46,010,565.40 152,280.00  48,500,325.40
Total 2,338,050.00 46,674,367.66 154,640.64  49,167,067.30

Interest Rate 0.2725%
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295EP0S CALL 1.00 0lcCrlo 7.24 0.620 0.000 (6,200.00) ' ¢.00 (6,200.00}

L30CTOS CALL 1.00  0lcCTlo 7.60 0.825 D.ooo . (8,250.00) 0.060 (6;250.00}

2D0GCTOY CALL 1.00 O0iQCT1U 7.85 0.860 0.000 {&,600.00) g.po (6,800.00}

27CCTO3 V)CL?\LL 1.00 0lQCTiO 7.40 0.610 O.000 (6,100.00) y a.po (5,100.00)

10M0VOS CALL 1.00 0QiOCTI1C 6.80 0.540 £ 0.000 (5,400.00) 0.00 ) (3,400.00)

24N0V0S . CALL 1.00 DBIOCTIO 6.75 a.540 0.000 (5,400.00} a.po 15,400.00)

08DECOY CALL 1.00. £LOCT1O 7.55 0.550 0.000 ' {5,500.00} 6.00 {5,500, 00)

22DEC03 CALL 1.00 010CT10 F.57 ©0.590 0.000 {5,900.00} ¢.00 {5,200.00)

O5FANLO CaLLn 1.00 9lOCTin 7.25 0.585 0.000 . {5,850.00} ) 0.00 {5,850.00)

19FAN10 CALL 1.00 01OCTi0 2.75 0.520 0.4000 & {5,500.00} 0.00 (5,900, 00)

QZEFEBI1O0 . CALL 1.00 0QleCTi 6.70 G.370 0.000 {5,700.00) 0.00 {5,.700.00)

09FER1D CALL 1.00 0lgerio £.35 d.580 0.900 {5,800.06) 0.09 {5,800.00)

16FER1O CALL 1.00 0lcCcTlo .45 0.570 0.000 (5,700.00)- 0.00 (5,700.040])

d2MAR10 CALL 1.00 0QlOCTLO 5.75 0.510 0.0%0 (5,100.00) 0.00 {5,100.00)

1eMARI1O CALL 1.00 ©QICCTig 5.20 0.480 0.000 . (4,600.00) 0.00 14,600.00Q)

Z3MBR10 CALL 1.90 010CT10 5.LS 0.450 0. 000 : (8,550.00) . 0.00 (#,550.00)

Z0MARLO CALL 1.00 0QLOCT1Q 4.80 0.435 0.000 14,350.00) 0,00 {4,350.00)

132PRI0 CALL 1.00 0i0CT1O 5.00 0.430 b.0oG (4,500.00) 0.00 (4,500,00)

27A2RI0 CALL 1.00 0IO0CT16 8:19 0.470 G.000 (4,700.040) . 0.00 ' (4,700.00)

11MRY:IO | CALL 1.00 01OCT1G 5.05 0.450 0.000 (4,500.00) .00 (4,500.00)

ZOMAYI0 CALL 1.00° 0LOCTILO 4,60 0.415 0. o0n i - (4,150.00} . 0.00_ (4,150.00)

08OUN10 " CALL 1,00 010CT10 5.35 0.500 0.060 (5,000.00) 0.00 (3,000.00)

15JUNLO CALL 1.00 J0LOCT1O 5.70 0.530 0.000 (5,300.00) a.00 (S,300.00)

22 JUN1D CALL 1,90 QlocTio 5.20 0.480 0.000 (4,800.00} a.00 (4,80D,00) i

OEJULLG CRLL 1.00 0Q10CTi0 5.10 F 0.4230 o.ooo (4,200.00} 0.60 (4,900_00)

20J0L10 CALL 1.90 010CTi0 4.60 0.463 0.000 [4,600.00} 0,60 (4,600.00).

03A0G10 CALL 1.00 0loCTio 4.85 0.380 0.000 {3,800.00}) 0.00 . (3,800.00) 4

17A0G10 CRILL 1.00 0loCTid 4.25 0.280 0.000 (z,800,00} 0.00 (2,800.00) H

I1AUG10 CALL 1.00 010CT19 3.80 0.205 0.000 {2,050.00) g.00 (2,050.00) :

145EP10 CALL 1.00 010CT10 4.00 0.140 0.000 {L,400.00) 0.00 (1,400.00)

215EP10 CALL 1.00 01cCcTlo 4.00 0,140 0.008 {1,400,00) Q.80 (1,400.00) i

275E710 ., l1.00 010CT10 0.00 3.800 3.837 [38,.000.00} 38,370.00 370.00 ]

28SEP10 ) -=1.00 D010oCT10 d.00 3.852 3.837 38,520.00 (38,370.00) 150.00 :
31.90 *010CT10 (152,280.00) 0.390 (152,280.00) H

31.90 (152,280, 00 0.00 (152,280.400)
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D3NAVe2 CALL 1.00 OLNOVID 7.4000 0.6154 0.qoco (6,150.00} .00 {6,150,00}
17NGVE3 CALL 1.00 ULNGV1Q 7.2000 Q. a0560 4.Qoco (6,000,000} 0.00 (8,000.00}
24N0T09 CALL 1.00 OGINCVLQ T.1600 Q.5E0Q 0.0600 (5,B00.00) .00 {5,800.00}
JLIDECDS CRLL 1.60  o1Novlo L TLI560 Q5300 Q.Qo00 (5,500.00) 0.00 (5,900.00}
O8DEC0S CALT, 1.00 0lNOvio T.B6O0 0.5000 0.0000 (&,000.00) .00 "16,006.00)
15DECOS CALT. ©1,00  GLNOVIO 7.80600 0.6250 0.0600 [6,250.00) 0o.on {6, 250.00)
29DECI9 CALL 1.00  GINOVIO T.6500 0.6300 a.0G00 [&,500.00) 0.00 (0,500,000
OSJRNILO CALL. 1.00 CGINOVIC 7.5000 0Q.6250 0.0600 {6,250G,00) Q.00 (6,250.00)
120AN10 CALE, GINOVIC F.1500 0.8100 0.0090G {€,100.00). 0.cn (6,100.08)
26JAN10 CALL GINOVAD £.8500 0.6100 0._2000 {6,100.00) 0.00 (,100,.G0)
02FEB1O CALL ALNOVIG &.9500 0.5400 0.0000 - {6,000.00} 7.040 (6, 000.00)
09FEB1OQ CALL- GLMOVID $.5500 0.5000 0.0000G {6,000.00} 0.09 (&, 000.00)
Z3IFEZL0 CALL QLNOVLD 5.10080 0.5500 0_0906 T (5,500.00) .00 (S, 500.00)
OZMARIO CALL GINOVLO 60500 0.5400 0.0003 {5, 406,00} 0.0¢ (3,400.450)
Q9Man G CALL OLlNOVLD 5.8500 G.5150 0. 000G (5,156,400} 0.0 (5, 150.00)
ZRNARIM CALL 01NOVLO 5.4306 0.4900 0.0000 (4,900.00) .00 {4, 300,00}
S0MARIO CALL Q1NOVLEO 5.1500 0. 4700 _0.0000 {4,706.00) 0.380 {4,700_00)
06APRIO CALL 01NCGVLD 5.5300 0.5100 00000 (5,100.00) 0.60 {5, 100.00)
20APR1T CALL 01MOVLY 5.2000 3.4700 c.onon (4,700.00) 0.00 {4,700.00)
Z7RPRiY CALL OiMCVLY 5.4300 0. 5000 q.¢o0e (5,000.00} 0.00 {5, 000.00)
Q4MAYIO CALL O0INOVLQ 5.1000 0.4800 0.0000 {4,800.00) .00 {4,800.00) .
TEMAY10 CALL 0iNOVLD 3.3500 0.5100 0_0o0D (5,100.00) 0.00 {3,100.00}
OLIUHI0 CALT, QiNOVI0 5.1500 0, 4800 0.06000 t4,800,00) 0.oQ {4,800.00)
23MAYI0 CALL DINOVIOQ 4.9800 0.4450 0.0004Q {4,450.00] 0.00 £4,450.00;
15JUNLC CALE DINOVLO 5.8500 D.55060 Q.¢000 {3,500.00] G.00 {5,500.00}
22JUM10 CALL DINOV1Q 5.4000 0.5100 0. G000 £5,1040.00) 6.00 {5,100.00)
2900 CALE JLINOVIO S.20040 o. 5000 0.0000 {5, 030,00} 0.00 {5,000.00)
13J0L10 CRLL 01NOV1Q 4.8500 0.4800 a.00a¢ t4,840.00) 0.00 {4,806,00)
20J0L10 CRLL JINOVLO 4.8500 G.4800 Q. 0040 (4,800.00} ¢.00 {4,800.00)
27J0L10 CALL DINGVLQ 4.9200 B.4300 0.0000 (4,300.00) ¢.o0 {4,900.00)
10AUGI0 CALL DINGVID 4.5009 B.3850 0.0000 13, 850,00} G.00 (3,850.00}
17a0GI0 CALL OINOVI0 4. 5000 0,325% 00086 £3,250,00) G.Dg (3,250.00)
2480610 CRLL OLNQVIC 4.2500 D.3300 0.0000 {3,300.00) 0.D0 (3,300.00)
G78EPiO CALL QINGVLD 4.1000 G6.3000 0.00066 {3,000.00} " G.00 {3,000,00)
148EPID CALL QINCVEG 4.2004a D.2600 0.4000 {2, 600.00) i}, 08 {2,600_00)
21SE210 CALL Q1H0VL0 £.1500 D.2600 4.0000 {2,800.00) c,00° (2, 600,00)
QA5CLT10 CALL OLIRGVLZ 3.7500 D.léUD £.0960 {1,600,00) [ ch] {1,600.00)
CALL OINGVIG 3.5500 D0.1500 0.92000 {1,500.00) 0.o% {1,500.00j
CRIL OLNOVLG 3.5000 D.1000 £.G0G0 {1,000.00) c.eo {1,000.00)
39.00 ~0INGVLIG {185,450, DO} .00 {185%,450.00)
Q1DEC(3 CALL 1.00 OlDECLIC 7.5000 0.6400 0.001¢ {6,400.00) 1p.00 {6,390.00)
Q8DECOS CABL 1.00 ©1DECLQ 8.1000 0.56400 §.0010 {&,400, D0} ig.00 {&,390.00)
15DECOS CRLL 1.00 ©QI1RECLG 8.0500 0. 6550 0.0018 {€,550.00) ic,. 00 {6,540.00)
22DEC09 CALL 2.00 CIDECLO 7.9500 D.&6E00 0.000% {13,200.00) 2.00 113,138,000
28DECD2 CALL 1.00 COIDECLG 7.8500 0.6800 0.0018 {6,800.00) 1¢.00 (6,730.00]
DEJANIQ CREL 1.00 ClBECLO 7.7000 0.6500 4.0010 {6, 500.00) in.00 {6,430.00)
12JAN10 CALL 1.00 Q1DECLO 7.5000 0.6508 0,0010 {§,500.00) 10.00 16,490.00)
18JANL0 CRLL 2.00 GC1DECLQ 7.45060 0. 6804 0_4010 {13,200, 00} 20.060 {13,180.00)
2EJBNLO CARLL 1.00 01DRECLO 7.2000 D. 6500 0.0001 {6,500.00]} 1.00 {5,4923.00)
Q2FER1O CALL 1,00 C1DECLD 7.1500 0.86500 G,0010 {&,500.00) ig.o0 {6,430,00)
Q9FEZL0 CAYL 1.00 QI1DECLO A.8500 0.6400 0.0010 {&,400.00} 14.00 {§,390,00)
16FEBLO cabLL 2.00 OQ1DECLD 7.0000 0.83060 6.0010 {12, 600.00} 20,00 {12,580.00)
23IFERLO CRLL 1.00 O1BECLYD 6.3500 0.5500 0.9010 {5.900.00) i5.0D {5,8580.00)
O2¥ARIO CRLL 1.00  O01DECLO §.3000 0.5800 0.gu01 {5,800,00) 1.00 15,732.,00)
Q9HARLO CALL 1.00 QlpeECld 5.9500 0.5500 0.3010 {3,500,00) 10.00 {5,430.00)
1EMARLO CALL Z.00 Q1DECLY 5.80090 D.33060 ©.0010 {L0,600.00} 20.0D 110, 580.00)
23MARLO CALL - 1.060  a1pECLd 5.5000 0.5360 0.9Q04 {5,300.00} 4.00 {3,296.00]
JOMRRLO CALL 1.00 QIRECIO 5.3500 0.5160 0.38030 £5,100.00) 30.00 {5, 070.00)
O&AFRLO CALL 1.00 OQIBECLO 5.5000 h,5500 6.0003 15,500.00} 3.0D 15,497.00)
13EPRLO CALL z.00 01DECLD 57000 4.5360 o, 0010 {10, 600,00} 20.00 {13,380.00)
20AapAL0 CALL. 1.¢0 01DECID 5.5009 9.5200 0.00158 {5,200, 00) 13.00 15,185,001
27ADU1A CALL 1.00 Q1DECID 5.7500 0.5400 0.0005 (5,400.00) 5.00 15,395.00)
O4MAYTQ CELL 1.00 Q1DECIC 5.4390 0.5260 0.4020 {5,200.00} 20.00 {5,280.00)
11MAYIO CALL z2.00 QlDECLO 5.8000 9.3400 0.0004 - {10,800.00} 8.00 (10r,792.00%
18HRYLD CALL 1.00 0OI1DECIC 55,8000 0.53300 0.0010. {5, 500,00} 10.00 {5, 490.00)
0IFMN1D CARLL 1.00 OlDECID 5.4500 0.5230 0.0020 !5,250.00) 20.00 (5,230.00)
ZoMRY1D CALL 2.00 O0Q1DECLD 5.2500 G.4900 0.0D40 {9,800.00} 80.00 (9,720.00]




Page: 2 ' JBESGOPENPOSITIONS ] ‘ ) 99NOTIO0 11:38
version: 603, Build: $8020K - Databaszt. Zainet Merant Prod a/a 28CCT1O

SCE4G COutstanding Positions

Trade Dabe CPUT/CRLL LOTS Hontlk: Strike Prive Trade Price Market Prize Total Cust Current ¥Yalue Marx tu Market

CEJINID CALL 2.00‘ 'D1DEC1O 5.7500 0.5550 . 0.0010 {11,100.20} ) 20.00 (11,030.00}
L3JUNID. CALL 1L.00 QIDECIO 6.0500 0.5700 CB.0002 {5,700.00} 2.00 - {3,638.00)
22JUN1G CALL . 1.040 OlDECID. 5.6300 0. 5350 0.0010 {5,350.00) 10.00. . ’ tE,340.00}
23TIN1T CALL 1.09 QLDECIO a.43500 G.5400 G.0018 {5,400.00}) . 18.06 {5, 382.00}
CEJULLO CHRLL 2.00 QIDECLO 5.8000 0.5400 0.0010 {10,800.001 R zg.00 (10, 780,00}
1330818 CALL 1.00 QIpPECIO 5.2300 6.5100 ) 0.003% 15,100.00) 38.00 {5,062.00)
Z03UL1T CALL 1.00. OlPECLO 5_1500 0. 3000 G.O0s0 ' ~ {5, 000.00) S 80.00 {4,240.00)
27FULIY - CALL 1,00 OIGECLO 5.31500 - ¢.53100 . G.0056 (5,100,00) 55,090 i (5,044,009}
03aU614 - CATT 2.00 OQ1DECLO 5.2000 ©.4900 C.0050 (3, 800.00) 100.00 ’ {8, 700,00} H
I0AUG1d ' CALL - 1.00 OI1DECLO 4.9000 4.41590 b.0l40 (4,150.80) 140.00 (£,010.00} i

LTAUGLQ - CALEL 00 01DECLO . 4.7500 0.3850 0.0240 {3,850.00) 220.00 13, 610.00)
24AUG10  CRIE 1.00 O01DECLO 4.5000 9.3650 0.0530 13, 650.00} 530.00 {3,320.00} i
ILAUGIO CALL 2,00 OiDECLO 1.4500 9.3530 0.0620 17,300.003 1,246.00 18, 060.00) :
075E210 CALL 1.00 ©@1DECLO 4.3500 0.32600 0.0840 - - 13,500.001 ) 840.00 {2,750.00) :
145EP10 CALL 1.008  OBIDECLO 14,5000 0.3000 0.0530 (3,000.00) 530.00 {2, 470.00) i
2188210 CALL 1.00 BG1DECIC 4.3500 0.3250 0.0840 (3,250.00) 240,60 (2,416.00) 1
28562310 ©  CALL 2,00. DIDBCLO 4.2000 0.2630 0.1270 {5,300.00) 2,540,00 (2, 760.00)
05CCT10 - CALL 1.00 OIDECLO 4.0590 0.2450 0.1872 (2,450.00) 1,872.00 (576.00)
120CTLD: CALL 1.60  0IRECIC 3.9500 0.2300 0.2396 (2, 300.00) 2,396.00 96.00
190CT10 CALL 1.68 GOIDECIE ° ° 3.3000 0.1800 0.2650 {1, 300.00) 2,650.00 790.00
260CTI0 CALL 2.00  0LDECLOD 3.7000 0.2050 0.4957 (4,100.00) 8,114.00 : 4,014.00
61.00 *0D1DECLO ) {307,200.00) . 22,875.00
29DEC09 CALL . 1.00 OlJAN1I 8.1500 0.6950 0.0010 (6, 950.90) 10,00 (6, 940.00)
050BN1 0 CALL 1.00 GLIANIL 8.1.000 0.6800 © p.061d (6, 800.00) 10,00 16,750.00)
12JAN10 CALL 1.00 O0lJAN11 7.8000 0.6700 0.0010 (5,700.00) 10.00 16, 690.00)
19JAN1D | caLL 1.00  OLJAN11 7.4000 0.6700 p.cola {5,700.00) 10.00 16, 690.00}
26TAN1D CRLL 1.00  0LJAN11 7.50600 0.6800 0.0004 {5,800.00) 4.00 15, 796.00)
02FE310 CALL . 1.00  O1lJANI1L 7.4500 0.6600 0.0019 (6, 600.00} 10.00 16,530.00}
0YFER1S CALL 1.00  ULJAN1L 7.1500 0.6500 n.0014 5,600,400} 10.00 16,590.00)
16FEBLY CALL 1.00  OLJANIL 1.2500 0.6600 0.0010 (&, 600_00) 10,00 {5,390.00)
2352310 CALL 1.00  0LJANIL " 6.6500 0.6%00 0.0029 (5,100.00) 20.00 16, 080.00)
02HAR1 3 CALL 1.00  01JANI1 6.6500 0.6000 0.0023 5,000,490} 23,08 (5, 977.00}
GIMRR1 D CALL 1.00 01JANIL 62500 0.5700 0.0050 (5,700.00) 50,08 {5, 650.00)
1EHARLO CRLL 1.00 01JAMIL 5,0500 0.5550 9.0080 (5, 35¢.00) 80.06 {5, 470.00)
I0HARLO CALL 1.80 91JANI1 5.7508 0.5300 9.0150 C o (5,300.00) 150.00 {5,150.00}
CEAFRIG  CALL 1.00 01JAMIl 52000 0.5700 0.0059 . 15,700.00) 55,00 {5,641.00} T
13APR10 CALL 1.00 0iaaNi 5.9000 0.5400 9.0110 (5,400.00) 110.00 {5,230.00) ;
20APR1O CALL 1.00 OLIAN1I 5.7700 0.5400 0.0154 ©15,400.00) 154.00 15, 246.00) ;
27BPR10 CALL 1.00  OLJANIL 5.0000 . 0.5600 00094 (5, 600.00) . 80,00 {5, 510.00)
04MAY10 CALL 1.00 OLIARIL 5,7500 0.5500 0.0150 {5,500, 00) 150,00 . (5, 350.00} ;
1IMRY1O CALL 1.00  01JaM1t 6.1500 0.5600 0,0065 (5, 606.00) 55,00 ) {5,535.00) ;
16MAY 19 CALL 1.00 OLIANLE 5.8000 G.5700 0.0110 15,706.00) 110, a0 {5,590.00)
0LIUNIO CALL 1.00 OLIANIL 5.7000 6.5500 0.0170 15, 500.00) 170. 06 {5,330.00)
25MAY1Q CALL 1.00 O0LJANLL 5.5000 0.5200 0.0260 C(5,200.00) 260.00 (4,940.00) !
o8IUNLY CALL 1.00 D1JANI: 5.0560 0.5600 D.0080 (5, 500, 00) : 80.00 (5,520.00) i
150M10 CALL 1.00 OLJAN3I ©.3000 0,5800 0.0047 £5,800.00) 47.06 {5,753.00)
29IUN10 CALL 1.00 OLIANI: 5.8000 0.5600 0.0138 (5, 600.00) 138.60 (5, 462.00) i
0EIUL1Y CALL 1.60  OLJAN1: 5.9508 0.5500 JORRT T (5, 500.00) 100,00 {S, 400.00)
130UL19 CALL 1.00  OLJEN13 5,5000 0.5300 0.0262 {5,300.00) 282,00 {5,038.00)
200UL1D CALL 1.60  OLIaN1l 5.4500 0,5200 0.0290 {5, 200.00] 250,00 (4,810.00)
27JUL10 CALL 1.00 OLdAN11 5.39G0 0.5300 0.0322 {5, 200.00) 322,00 14, $78.00)
0330619 CALL 1.00 OLIAN1L 5.4000 0.5300 0.0320 (5,300.00) ) 320.00 14,380, 00}
10RUGLD CALL 1.00 OLIAN11 5.0500 0.4750 0.0680 (4,750.08) . _ 660.00 14,090.00) .
T 17AUG10 CALL 1.00 OLJAN1L 5.9000 0.4400 5.0890 (4, 400.00) 230, 00 {3,510.00)
24RUGLO CALL 1.00 OLJAN1L 4.6500 0.4250 0.1440 (4,250.00) 1,440.00 12,810.00)
31AUCLO CALL 1.00  0LIANLL 5.6000 0.4450 0.1570 {4, 450.00) 1, 570.00 (2,880.00)
07SERLD CALL 1.00  01JANLL 4.5500 0.4200 0.1720 {4,200.00} 1,720.00 (2, 480.00)
145EP10 CALL 1.00  01JAN11 4.7000 0.3760 0.1310 (3, 700.00) 1,310.00 12,380.00)
29SEPiD CALL 1.00  01IAMLL 4,3500 0.3450 0.2440 (3, 450.00) 2,440.00 {1, 020.00)
G50CTLY CALL 1,00 OLJANLL 4.2500 0.3250 0.2874 13,250, 00} 2,874.00 1376.00}
12GCT10 QAL 1.00° 01JAN1L 4.2000 0.3250 0.3120 3,%60.00) 3,120,00 1130.00}
190CTi0 CRiL 1.00  01JANIL 4.1300 2.2600 D,3380 (2, 600.00} 3,380.00 180,00
260CT10 CALL .00 01JAWI1 3.9500 0.2850 D.4565 (2, 330.00) 4,565.00 L, 615,00
41,00 +0LJAN:L . . 1218, 650. 00}, 27,093.00 (183,757,090}

DZEEE10 CaLL 1.00 O1iFEBlL 7.8000 0.6500 n.oozp (6,300.00) 20.00 (6,460.00}
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09FFR1.0 CALL 1,00 DIFERLL 7.3000 0.6500 00340 © (5,500._00} 50,00 (6,469,00)
16FG210 CRLL 2.00 DIFEBIL 7.3000 . 0.6600 00040 (13,200.00) 80.00 (13,120.00)
Z3FE3LG CALL 1.00 O01FE8ll §.8580 0,5300 - 0.0979 (5, 800.00) T0.00 - 15,730.00)
O7MARI G- CALL Z.n0 DIFES1L 6.7500 06008 0.0075 ©(12,000.00) - 150.60 [11,850.00}
09MAR1D CALL 1.00 DIFEBIL £.3500 0.5708 . 0.0140 (5,700.00) 140.09 {5,560.00}
16MARLD CALL 1.0¢ OLFERIL €.1500 0.5500 D.90130 (3, 500.00) X 190.00 . {5,310.00}
2MARLE ChlL 2.00 - DLFESIL 5.1700 0.5300 0.01889 (11,900.93) 378.00 [18,622.00}
I0MAR1D CRLL LL.00  0LFEB1X - 5.8500 0.5308 , 0.0320 (5,300.00) 300.00 15,000.00}
OGAPR1O . CRLL 2.00 JlrFE3l: &. 3000 0.5600 2.0149 (11,200.00) 296.00 (14,902.00}
12APRI1O | CRIL 1.040 01FEB1L 5,9500 0.540¢ G.0280 . {5,400,.80) . 250,040 {5,140 00}
- ZJAPR1O CAEL ©.00 OLFER3L 56800 0.5309 0.0281 - (5,300.00) 281 .08 ' (5,019.00}
27APR10 CALL - 2.00 O1FEB1L - 6.1400 0.5500 . 0,0205 (11,200.00} 410.00 {14,750.00)
Q4MAY1O0 - CREL 1.00 O0LFEBiL - 5.4500 0.5400 0.03%0 t5,200.09) 300.00 (5,100.00}
1iMAY10 CALL 2.00 OLFEBIL . &.2000 0.5600Q Q.0175 {11, 200.00) 350.00 {14,850.00]
1GMAEYI0 CRLL 1.00 . D1FEBIL 6.1000 0.3350 - G.0z00 {5,350.0Q) 200.00 {3,150.00)
DLJUNLO CALL 1.0¢ O0LFERIL 5.8000 0.5200 0.0330 (5,200.00) 339,00 {4,870.00}
QLIUNLO CALL ' - 1.00 OIFEBIL 5.7500 €.3250 : 0.0360 {5,250.00) . 350.00 (4,830.00)
23MAYID _CALL 2.00 O1FEBIL 5.€500 G.5000 &.0420 (10, 006.00) 642,00 {%,180.00}
OBJUNLD CALT, 1.00  DI¥ERLL $,1500 0.3600 60190 ’ {5, E00.00) 196,00 (5,410.00)
1I3JUNLG CALL 2,00 OiFEB1L 5.4000 0.5800 6.01z8 . {11,8690.00) 7 256.00 - {11,344 .00)
22019 CALY, - 1.00 0iFEBLL £.0500 0.5450 8,0220 (5,450.00) 220.08 ' (5,230.00)
227THL0 CRLL 1.00 OITE31l 5.50400 ¢.5500 &.0281 {5,580.00) 281.00 (5,218,00}
. DeJULLD CALL 2.00 01 11 é.0509 0.3500 . 240 {11, 000.00) . 48¢.00 . {10, 5320.00}
13JULLD . CALL 1.00 01F=E311 5.86100 0.5300 0.0453 (3,300.00 453.00 (4, 847,00}
2D0ULL0 CALL 2.00 O1FEB1L '5.5000 0.5200 9.4530 {10, 400.00} 1,06¢,00 ' (9,320.00}
270UL10 caLL 1.00 QLlFEB1L 5.4990 0.5300 @,0531 15,300,003 531L.00 (4,769.00}
03AUGLO CALL 1.90 QlFEBI11 3. 4500 0.5300 §.0570 (3,300.00% . 57G.00 (£,730.00}
LOABGLO  CALL 2.80 OLREE1L 5.1000 0.4500 0,1000 19, 800.00) 2,000,00 {7,800,00)
1780610 CALL 1.00 OlFER1: 4.9500 0.4550 0.1280 (4,550.00; 1,250.00 (3,230.00)
243¥G10 CALL 2.00 OlFEB1L 4.7000 0.4400 - 09,1830 {8,800.00% 3,650.60 (5,140.00)
JLAUGLO CALL 1.00 O1FEB1L 4.7000 0.4430 0.1830 £4,450.00) 1,830.00 - {2,&20.00)
07SEP10 CALL 1.00 OLlFEB1L . .4.8000 0.4300 9.2120 . t4,.300.00) 7,120.00 (2,180.00)
143EPLG CALL 2.00 O01FEB11 4.7000 0.4200 0.1830 18,400.00) 3,800.00 (4,740.,00)
2LEEP1O CALL 1.00 OLFERIL 4,5500 9.4400 0.2280 t4,480.003 2,280.00 (2,120,000
2ESEPLO CALL 2.00 OLFEBIL 4.3500- 9.4000 . 0.3020 (8, 000.90) 6,040, 00 (1,%80.00)
050CTIO CALL 2.00 OlFEBil 4.3000 9.3630 . 0.3232 £7,330.,940) 5,464.00 (@36.000
12ceT0 CALL . 1.06 O01FEB1L 4.2500 04.3700 0.3485 {3,700.08) 3,465, 00 {235,900}
190GCTI0 CALL 2.00 O1FEBIL a,2060 90,3100 0:37186 {6, 200.00) 7,420.00 1,220.00
260CTI0 - CALL 1.00 O1FEBLL 4.0006 9.3400 G,4308 t3,400.08) 4,809.00 1,40%.00
56.00 *OLFERIL : (285,750_40) 34,026. 00 (231,704.00)
02MARLD CALL . 1.06 OIMARIL §.7500 0.5800 0.0144 . 15, 800.90) 144.00 (5,656, 00)
DOMARIOD CALL 1.00 OCLMARIL 6.3500 9.5600 0.0249 {5, 600.94) 240,00 15,360.00)
1EMARLD CALL - 1.06 0lMBRIL 4.10060 0.35530 0.0338 {5, 550.00) 330.00 (5,220.00)
Z3MBR1D CALL 1.00  OlMARLL 5.1800 495400 0.a289 t5,400.88) 283,00 (5,111,003
J0OMRRED CRLL - 1.00  CIMRRY) 5,3600 9.5200 n_04%0 t5,200.08) 430.00 {4,710.007
DERPRLD CALL .00 OlMARLL §.3200 0.5500 0.0254 {5,500.00) 254.00 {5,246.00y
13APRLO CALL 1.00 0lMaRrIl 5.0060 9.5300 9.0370 (5,200,007 370,00 {4,230.00)
20RPRI0 CALL 1.00 CIMARIL 5.9100 a.5200 9.0428 {5,230.80) 426.00 {4,772.00)
ZTAPRIQ CALL 2.00 OlMRRIL §,1000 . 0.5500 0.0328 (11,000.580) €56.00 {10,342.00}
D4MAYID CALL 1.00 OlMBRIL 5.9000 0.5300 0.0430 13,300.80) £30.00 {4,370.00)
11EATI0 CRLL 1.00 OL1MARIL 6.3500 0._5500 0.0238 15, 500.89) 235.00 {5,262.00)
18MAYI0 CALE 1.00 Ol1MARIL 5.0500 0.5430 0.0330 {5,450.60) 350.00 {5, 100.00}
01LgUNLD CALL 1.00 OlMaRil 5.7500 0.5300 8.0520 {5,300.08) 523.00 {4,780.00}
ZBMAYI0 CALL 1.00 O1MBR1L 5.6500 0.5000 9.0580 {5,000.00) 333,00 {4,410, 00}
DAJURLO CALE 1.00 DI1MARIL 6.2000 0. 5450 0.90290 {5, 450,00) ' 296.00 15, 160.00)
15JURLD CALL 1-00 0lMAR1L 6.4500 0.5700 8.0209 {5,700.80), 203.00 {5,491.00}
22JUNL0 CALL 1.00 O01M3R11 £.1000 0.5400 0.0330 t5,400.08} 330.00 {5,070.00}
2GJ0K10 Catal. 2.00 0IMRR1Y 5.,9500 Q.5400 ¢.0339% (10,800.00} 198.00 (10,002.00)
DEJUL1ID CALT, 1.00 D0IMARI1L £.0500 0.5400 2.0374 {5,400.00) 374.00 {2,026.00}
12JUL1D CALL 1.00 OLMARLL 5.6500 g.5200 g.4592 {5,200.00} 582.00 t4,808.00;
2DJUL10 CALL 1.00 OIMARI1L 5.5000. 0.5100 T0.0720 {5,100.00) 120.00 [4,380.00)
27JULI0 CALL 1.00  0I1MAR1L 5.4300 9.52a0 ¢.0722 (5,200.00) 722.00 {4,478 .00)
03AUGID CALL 2.00° 01MAR1I 5.5000 9.5190 g.0720 (10,200.00) - 1,440.09 18, 760.00)
1GRUGLD LALL .00 O1MAR1 5.1000 9.4800 . G.1220 (4,800.00} 1,220.00 {3,380.00
1780619 CALL 1.00 O1lMERID 4.9500 0.4550 Q.1490 {4,550.00) 1,420.00 (3,060.00)
Z4ARGG1D CRLL 1,00 (nMAam1l 4.7000 G.4400 3.2060 (4,400,060} 2,060.00 (2,340.00)
31aUCLD CALL 2.00 0iMARil 4.7000 0.4400 . 6.2060 18,800.80) 4,120,00 {a,880,00)
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DTEEZP10 CRLL 1.00 0IMARII 4.6600 D,d‘EDD. 0.2340 (4,300.0m} 2,340,900 [1,8€60.00}
14SERI0 CALL 1.00  DIMARILZ 4.6500 0-4300 9.2200 (4,300.00} 2,200.00 {2,100.900)
21SEPLO CALL L.Q0 OIMARLL 4.5500 - 6.4400 4.2480 [4,400.00} 2,490:00- {1,510_00)
2888710 CALL 1.0 0IMARLI 4_.3bh00 ¢.410qQ a.3190 (4,100_ao} 3,180.00 (810.00}
SO5CCTIO CALL 1.00 O3MARII 4.2300 6.4200 00,3534 {4,200.00 3,594.00 (606.00}
120CTED CALL 1.00 IMARIL 42000 G.405C° 0.2813 (4,050.00) L3, 813,00 (237.00}%
190CTL0 CRLL 1.00 0lMaRil :4.1500 G.3500 0.4050 (3,500.00} £,050,00 550.00
250CTLO - CALL 1.00 @ 01MaRI1l 3_9500 0.3850 0.5114 [3,550.00) . 5,114,000 1,262,900
39.00 #D1MARLL (154,800.00} 46,483,006 {148, 317.00)
30MARLC CALL 1.0C DJ1APRIL 5.4500 0.4500 B.0770 {4,900.00} TI0.00 (4,130.00)
O5APRIO CALL 1.9 01APR11 5.8300 0.5300 5.04E5 {5, 300.00} 465,00 {4,835.00)
I3XPRID CALL 1.00 0laPR11 5.5500 0.5100 3.0&8B0 {5,100 _00) £R80_n0 (2,420.00)
20APRIU CRIT, 1.00 O0Ql1aFRil 5.5300 0.5100 . 0.0879 {5,100, 03] 579,40 (4,421.00)
ZTAPRLD CALL 1.00 OG1RPR:IIL 5.7500 2.3300 0.0521 ' {5,300.00) 527,00 (£,773.00)
Q44AY19 CALL 1.00 01A®RI 5.8000 0.5200 J.0640 (5,200.08) £40.90 (4,560,001
18MRY1Q CALL 1.00 OIASRIL 5.7500 0. 5150 0.053¢0 {3,150.00) 330.090 {4,626.00)
OLJUNLG CALL 1.00 OBLAPRLL - 5.5000 3. 4800 0.0720 (4,800.00) 720.99 (4,080.00)
25Ma¥1Q CAEL 1.00 CLAPRLL 5.4000 G. 4800 0.082¢ (4,800.00) #20.00 (3,78C2.00
08 IUN10 CALL .00 [GLlAPRLL 5.7500 0.5250 Q.0530 (3,250.00) 330.00 (4,726.00)
15TUN1G CALL 1.00 DIAPR:L 5.7000 0.5200 0.0562 (5,200.00) 352.00 [4,E28.00)
22JUN1O0 CALT, 1.00 O0lAPRIL 5.3000 0.510¢ 0.0720 (5,100.08) TFr0_n0 [6,380.00)
Q&JUL10 CALL 1,00 DlAPRIL 5.3500 0.5208 0.0675 (5,200,00) §79.00 (4,521.00
13JULLO CALL .00 D01APRL] 5.3200 0.5000 0.0%232 (5,000.00) 034,00 (&, 066.00)
20JUL10 CALL. 1,90 01APRIL S.2000 }.4900 0.1080 14,900.00) 1,080.00 {3,640,00)
27JUL10 CALL 1.40 QlAPR1I - 5.2000 09.5000 0.1082 {5,000.00} 1,062.00 {3,835.00)
A3R0GL0 CALL 1.40 Ql1APR1L 5.2000° 0.5000 0.1060 {5,000.00} 1,060.00 {3,9246.00)
1080G:I0 CALL 1.00  OQlAPR1L2 4.5000 0.4600 0.1580 {4, 800.00} 1,560.00 {3,0406.470)
24A0610 CALL 1.40 0lapR1i 4.6000 14.4200 Q-2280 {4,200,00) 2,280.00 {L,820.00
ITAUGIO CALL 1.00  01APRIL 4.5500 a.43040 0.2429 {4,500.00) 2,420.0Q ° {2,086.00)
Q7SEZ1I CRLY 1.00 DiAPRIL 4.5000 0. 4404 0.2570 {4,.400.Q0} 2,570.00 {1L,B30.00)
148EP1U CALE 1.00 01APR11 4.5500 .. 9.4209 0.2420 {4,200,00} 2,420.00 {1,780.00)
213EPLC CALL 1.00 DIAPRi1 4.4500 9.4300 2.2740 14,300.00)° 2,74D.00 {1,%65.00)
28SEF1O CALL 1.00 (01RPRIY 4, 3500 9.3850 .3090 {3,950.00} 3,490.00 (863,00}
120CT10 CALL 1.00 D1APRI1 4.2000 0.4190 0.3687 {&,10D.00} 3,887.00 [413.00)
1L80CTLY CALL 1.00 DIAPRIL 4.1500 0.3500 a.3%z20 {3,300.00) 3,920.00 420.00
Z6QCT 1A CRLL 1.00 O0Q1APRI1 3.9500 0.3850 0. 4967 {3,850.00} 4,367.00 L,117.00
27_D0 *D1APRLE {127,760.060} 42,092,600 {85,908.00)
04MAY10 CALL 1.00 OMRYIL 5.7000 0.5200 Q.0650 (5,200,001 a50.00 {4,55%G.00)
18MAY10 CALL 1.00 OSIMAYIL 5.8500 0.5L50 0.05040 (5, 15¢.00) . 540.00 {4,810.00}
01FN1O CAEL 1.00 IMAY11 5.5500 0.4300 Q.3789 . (4,900.00] 790.00 14,110.00)
15J9NLO CRLE 1.00 0IMAY1L 5.7500 0.5200 0.0612 (5,200.00) 51Z2.00 {4,385,00}
29JUN10Q CALL i.06 01MAY1l 5.5500 06,5100 0.¢792 (5,100.00) 79z.00 (4,308.00}
TIJYRID CALL i.0¢ OIMAYL1 5.3900 0. 5300 0, 8481 (5, 004.00} S6L.0G0 (4,033.00)
20JULL0 CRLL 1,06 0RMAY11 5.2900 0.5000 0.109%2 (5,000,001} 1,092.00 (3,3908.00)
‘032UG10 CALL .00 DIMAY11 5.2500 0.53Q0 0.11860 {5, 000,00) 1,180.00 {3,840.00]
10AUG1C CALL .00 OLMAY1L 4_9500 0.4800 0.16890 (4, 500.00} 1,89G._00 {2,910.00)
24ATG10 CALL 1.00 O0lMATll 4.7000 Q.4150 - 0.2300 (4, 150,00} 2,300.00 (1,850.00)
Q7sEPLO CALL 1.00 0lMAaY1l 4.5300 0.4300 0.2740 (4,300,00) 2,740,060 {1,360.00)
2155P10 CALL 1.00 OIMAYL] 4.5600 0.4300 0.29140 (4,3400.00) 2,910G.00 (1,3%0.00}
G5cCTI0 CALL .00 O1MBYR1 4.3300 0. 4200 0.3451 (4, 290.00} 3,451.60 {749,00)
i%0CT10 CALL 1.00 O1MAY:I1 4_1300 0., 3900 0.4320 (2,520.00) 4,320.00 429.00
14.00 *DIMATLL (66, 000.00) 24,008.00 {41,9%2.00)
DEgUNL0 CALL 1.00 OLJUNLI 3.B300 G.5000 0.9880 {5, 000_00) BED. QO f4,120.00)
ISJUNID CALL 1,00 DlJgumli 3.9000 - 0B.5300 0.0657 (5,300.00} 837.00 14,9643.00)
. 28JUN10 CALL i.00  Q1Jumll - 5.9500 G.5200 0.0884 (5,200.00} 884.00 14,33&.00)
L3J4UL10 CALL 1.00  0LJUNLL 5.4300 G.5100 0.1055 {5,100.00} 1,055.00 14,045.00)
27J0L10D CALL 1.00 a1Jom1l 5.3300 0.5000 d.1188 (5,000.00} 3,186.00 13,814.00)
LOADGLO CALL 1.00 91JOM1L 5.0%00 ¢.4700 Q.1780 {£,700.90) 1,780.00 (2,920,00)
Z24ATEI0 CALL 1,00 DIJUNLL 4. 65000 ¢, 4200 0.2260 - {4,200.00) 2,3603.00 [1,940.00)
07SEPI0 CALL. 1,00 D1JmML 47000 0.4300 0.2649% {4,300.00}) 2,640.00 (1,630.00)
Z218EPIOD CALL .00 010mll 4.§000 0.4200 0.2350 {4,200.00} 2,950.00 (1,250,000
G3CCTLD CALL 1.00 ULJUN11 4.4400 0.4300 0.3485 i4,300.00} 3,485.00 {835.00)
1920CT:ID CATLL 1,00 OLJUNLL 4,2500 0.3950 Q.4280 {3,950.00} 4,280.00 329.00




Page: 5 : : . . JEEGEOPENPOSITICONS . . : GONOV1O 11:258
Version: 603, Build: 6602DK . : Database: Zainet Meranb Prod - a/o 290CTL

SCEET Outstgnding Positions

Trade Date byr/call LOTS Month Sirike Price Trade Price Markef Price Total Cest | Current Value Mark to Market

1‘l.DO FOLJUNLIL ) (51,250,000} 22,137.00 . [25,113.00)
Z9JUN1D CALL 1.00 Olommll. 5.8000 9.5300 - 0.1058 (5,300.00) 1,05€.00 (4,242.00)
13JBL:LO CALL 1.60 015Unll 5.6300 0.5100 . 0.1233 (5,100.00) 1,233.00 (3,861,090
27JULID CALL 1.00 dlJUL1L 5.5200 0.5100 0.1449 {5,100.00) 1,448.00 (3,651.00)
10RUGIO | CRLL 1.00 OLIOL11 5.2000 © g.4700 B.i380 {4,700.39) 1,980.00 (2,720.00)
24RUGLO CALL - 1,00 o0lJuLil ' 4.3000 . G.4400 n.2380 {4,400.00) . 2, £80.00 (1,720.00)
UISERLO CREL 1.00 CI1JBL1L 4._gQ00 - . 0.4400 0. 2450 {d,400.G0) 2,860.00 {2,440.00}
218BFL0R CALL 1.00 Q0iJULIZ T 4.7000 0.4400 0.3260 (4,400,090} 3,250.00 (1,240.00}
450CT10 CALL 1.00 DLJYLIL .4.5800‘ 0.4400 0,359 (4,400.00) 3,598.00° (804,00}
LOQCTin CALT. 1.00 Q0LIUL1L 4.4009 0.49000 - 0.4350 [4,800.00) 4,350.00 . 350.00
26OCTIO - CALL - 1.00 OLiJUL1Z .- 4.3800 4.4100 - 0.4581 (4,100,00) 3,561.048 451 .00
10.00 *01JUL1L . . (45,900.00) 27,133.00 {18, 787.00)
U3AUGLD CALL . 1.00 01Aa0G11 5.6000 G-5%00 : 9.1630 ' {5,100.00; ' 1,830.00 (3,470,090 7
17A0C510 CALL 1.00 01p1G23 5.2500 0.4500 4.227%0 {4,500.00; TZ,270.00 (2,230.00)
31AUGLO CALL 1.60 0laoGil 5.0560 0.4450 : 0.2740 - 04,430,00} . 2,74D.00 (1,710,040}
145EE10 CALL - 1.00  OIAUGI 4.9500 0.4550 : 0.3010 14,550.00) 3,010.00 (1, 540,00}
2BSE?LO . CALL 1.00 0IADGI1 4.9000 0.4000 0.3150 [4,500.00) 3,150.00 {830.00)
l2occTla TALL .90 0IAUG11 4.,7089 0.4400 0.3772 ) (4,400, 00) ' 3, 772,00 {828.00}
laoctle CALL 1.00 girpcil 4.50090 0.4150 0.4510 14,150.80) 4,51 00 360.00
26QCT10 CALL 1.00 0lauGll o 4.4500 0.4200 0.4705 [4,200¢.00) 4,705.00 395,00
.00 *013TC1] 135, 350.00) 25,787.00 {3,563.00)
31A0G10 CALL 1.00 DT‘.SEP.EI S.2000 0.4500 0.2820 14,308.,4Q) 2,820.00 {1.680.040)
L45ERICQ CALL 1.06 O0ISEPLL 5.1000 0.4600 Q.3070 {4,800.00) 3,070.00 {1,530.00)
285EP10 CALL 1.0¢ 01SEPIL 5.0000 0.4200 0.333%0 {£,200,00) 3,350.00 {850.400)
120CT10 CALL 1.00 0132P1l 4. 8500 0.4400 0.3793 (4,4300.00) 3,793.00 {807.00)
2E0CT10 CALL i.00 01sEP11 4.6500 0.4200 0.4474 (4,200.00) 4,474.00 274.00
5.90 *015EP1l i (21,900l001 17,507.00 {4,353.00)
D30CTIO CALL 1.00 0D1OCT11 5.1400 G0.4500 0.3772 {4,500.00) 3,774.00 (724.00)
1500120 CALL 1,00 0QlocTil 3

L3500 0.4300 0.4380 (4,300.00) 4,380,008 80,00

Z.00 *010CT1L (B,800.00) 8,1524.040 (846.00)

i,%546,950.00} 317,115.00 {1,223,B35.00)






